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W E AT AFF AT 1771 1470 7 RIFE RIGERAE, BEFIE 1.40%, SETIXFF. 4 H 883 {4 0l [RIEIME . i E AT AFFTI74 H ik $0 888
{070, B&TH AR . 7d repo fixing: 1.60%, % L—7%2% H L Jt 10bp. 3m shibor fixing: 1.6000%, %% —%2 5 H¥EF.

Repo i, 5y repo F-#BACHE 1.5825% 11T, J& & 1% BUACHE 1.58%-1.5875% X [A] T, 444K UK 59/58.75. H4-[EIK, Syrepo B NATRAEALE
1.5875%-1.59% [X [A] i i/T, FRUL 59/58.75. 1y repo 4 KK bifi iZ 3% BAC £E 1.49%-1.485% [X [A] P i/T, FRINK 49/48.75. HAMMAFR, 6m repo HAZ7E 1.5075%
B, 9m repo ACTE 1.485%-1.49% X [A] 1, 2y repo ACTE 1.495%-1.4975% X [A][fifE, 3y repo MACTE 1.525%iT, 4y repo A FE 1.5525%-
1.5575% X [A] Fff /T . MHZE /7T, 6x9m repo FACFE-2.25bp BIT, 9xly repo /& AZ{E 00bp, 1x2y repo iAZFE 0lbp [T, 1x4y repo AZTE 6.75bp it
I, 2x5y repo IACTE 8.75bp M, 3x4x5y repo AZ£E-0.25bp FiT, 1x5y repo XAZLE 10.25bp B, FRUL 10.25/9.75.

Shibor ¥, 1y shibor #U% 57.25/56.25, 2y shibor ACTE 1.5775%FiT, 4y shibor BAZFE 1.6475% 13T, Sy shibor Rk 69/68. HiZE J71i, 2x4y shibor
JRAZAE 07bp FfHifE, 1x5y shibor #%UK 12.75/10.75. FEZJ7TH, 1y basis #RUK 8.25/7.5, 2y basis 32 7E 08bp iz, 4y basis 32 7E 09bp FfiL, Sy basis &
5 10/9.25.
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Data Source: Shanghai CFETS-NEX / ICAP HK
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ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/O-N SHIBOR Annually/1Y DEPO Qtrly/7D REPO
ACT/365(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365

Tenor Mid Abp | Tenor Mid Abp  Tenor Mid  Abp | Tenor Mid Abp Tenor Mid Abp
3M 154 -1 3M 1.4 -

6M 15 -1 6M 158 1 6M 1.4 -

IM 1.49 - IM 1.57 - IM 1.4 -

1y 1.49 - 1y 1.57 - 1y 1.3 - 1Y 1.48 -
2Y 15 1 2Y 1.58 - 2Y 1.3 - 2Y 1.65 - 2Y 148 1
3y 1.52 - 3y 1.61 - 3Y 1.4 - 3Y 1.77 - 3Y 15 1
4y 156 1 4y 1.65 - 4y 1.8 - 4y 1.53 -
5Y 159 1 5Y 1.69 - 5Y 1.8 - 5Y 156 1
7Y 1.67 - 7Y 1.69 - 7Y 1.8 -

10y 1.74 - 10Y 1.75 - 10Y 1.8 -

7DREPO 1.60 10.00 3M Shibor 1.6 O-N Shibor 1.262 -0.50 | 1Y DEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

3M*6M | -4 - Tenor | Mid Abp
6M*9M | -1 1 4 -1

OM*1Y |0 - |0 - 6M 8 2
1*2y 1 1 1 - 9™ 8 -
1*3Y 3 - |4 - Y 8 -
1*4y 7 1 8 -2y 8 -1
1*5Y 10 1 12 - 3y 9 -
2*3Y 2 -1 3 - Ay 9 -1
2*4Y 6 - 7 - | 5Y 10 -1
2*5Y 9 - 11 -

3*4y 4 1 4 -

3*5Y 7 1 8 -

4*5Y 3 - 4 -

5*7Y 8 -1 0 -

5*10Y 15 -1/6 -



FER 3.02 3.01 3.00 2.99 2.98 3.00 3.02

4B 3.02 3.01 3.00 2.99 2.98 3.00 3.02

250208/5y 250014/5y 250011/5y 250210/5y
repo repo repo repo

A&H 12 -5 25 32
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